ABSTRACT. In this paper we 
1. INTRODUCTION . When noncooperative problems are tackled, a game theoretic approach is necessary: each control agent (decision maker or player) tries to optimize his own cost function which conflicts more or less with others. An equilibrium solution must be sought, and the Nash strategy is a natural choice. In this case, a player cannot improve his payoff by deviating unilaterally from his Nash strategy. Due to this noncooperation, the optimization problem of various players are strongly coupled and necessary conditions for open-loop Nash strategy lead to complex two-point boundary value problems. where all matrices are n x n symmetric with Rii for < < N, positive definite. [2] . The solution of system (1.5) is generally difficult to obtain due to the permanent coupling between the players' strategies. In [4] a series solution of system (1.5) is proposed but the coefficient are obtained solving several linear matrix equations. In [14] a numerical algorithm for the integration of (1.5) is given. A singular perturbation method for solving (1.5) is proposed in [10] . For the case N 2, an iterative algorithm for solving (1.5) is given in [5] . For the case N 2 and Q2-cQ1, where is a scalar, an analytic solution of system (1.5) was pointed out in [1] . In this paper we obtain an explicit solution of system (1.5) for a case more general than the one proposed in [1] . Also, a different type condition expressed in terms of the existence of certain coupled algebraic Riccati matrix system is proposed. where I denotes the identity matrix in Rn2x and z is an arbitrary vector in Rn2. We recall that C + may be computed by using MATLAB [8] .
Let us assume the existence of solutions Lj of (2.8) for 2 < j g N, then from (2.4), (2.5) [3] and in the transformation of ill-conditioned linear systems to a block diagonal form [6, 9] . An efficient method to find solutions of such equations may be found in [15] . 
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